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sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

E01  Schedule A-Part1 Real EstateOwned ...................ccoviiiiiintt NONE
E02 Schedule A - Part 2 Real Estate Acquired .................ccoviiiiiiin.. NONE
E03 Schedule A-Part3Real EstateSold .................ccoiiiiinintt NONE
E04 Schedule B - Part 1 Mortgage LoansOwned ...................ccoivvennn. NONE
E05 Schedule B-Part2 Mortgage LoansSold .................ccviiiiian.. NONE

E01, E02, EO03, E04, E05



sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31, Current Year
7 8 9 0 1 12

1 2 3 Location 6

1 13 14 15 16 17 18 19
4 5 Additional Book/Adjusted Increase
Name of Vendor Date Investment Carrying Value| Increase (Decrease) by Commitment | Percentage
CUSIP Name or or General NAIC Orignally Type and Actual During Year Fair Amount of Less (Decrease) by [Foreign Exchangg Investment | for Additional Of
Identification Description Code City State Partner Designation Acquired Strategy Cost Actual Cost Value Encumbrances|Encumbrances| Adjustment Adjustment Income Investment | Ownership
Any Other Class of Admitted Assets - Affiliated
. 000000000 .. | QCA Insurance Agency,LLC .............. | ..... Litle Rock ............... Arkansas ..........| .| L 02117/2005 | ... | 5000 ..........0 | .. 5086 ... 5086 .....cccvve | 86 ........... .. 100
3099999 Subtotal - Any Other Class of Admitted Assets - AffilIated . . . . . ... ... e [ 5000 ..........0 | .. 5086 .. 5086 .....cccvve | 86 |........... XXX
3199999 Total - UNAMIALEG . . . . . . .ottt ettt ettt e s e s e e XXX
3299999 Total - Affiliated 5000 ........... |.......5086]........... [....... 5086(........... XXX
3399999 TOAIS . . . .+ ot vttt e e e e 5000 ... | 5088 [ 5086 (........... XXX

903




sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

103

Showing Other Long-Term Invested

SCHEDULE BA - PART 2

Assets SOLD, Transferred or Paid in Full During the Year
6 7 8 9 10

1 2 Location 5 1 12 13 14 15
3 4 Book/Adjusted Book/Adjusted
Name of Carrying Value Increase Carrying Value Foreign
Purchaser or Date Less Increase (Decrease) by Less Exchange Realized Total
CUSIP Name Nature of Orignally Encumbrances, | (Decrease by |Foreign Exchangg Encumbrances | Consideration Gain (Loss) Gain (Loss) Gain (Loss) Investment
Identification or Description City State Disposal Acquired Prior Year Adjustment Adjustment on Disposal Received on Disposal on Disposal on Disposal Income
3399999 TOAIS . . ... L e e e e e




sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 1 Change in Book Adjusted Carrying Value Interest Dates
3|4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F Current
0] Year's
R Rate Other Total Gross
E Used to Book/ Unrealized Current Than Foreign Admitted Amount
CUSIP | NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received
Identi- G | Bond | Desig- Actual Fair Fair Par Carrying Increase/ (Amortization) Impairment Change in Rate Rate of How Due and During
fication Description * | N [CHAR| nation Cost Value Value Value Value (Decrease) Accretion Recognized B./A.C.V. of Interest Paid Accrued Year Acquired Maturity
U.S. Governments - Issuer Obligations
31331SFW8 ... .. Federal Farm Credit Bank ....................... U PUDR P 500,000 | ..... 493680 |........ 500,000 500,000 |+ | [ [ 2940(..... 3425| 0 ..., 12/01/2004 | 11/30/2006
31350MTX1 ... Federal Natl. Mortg. Assoc .. . . I PO .. 988950 |..... ... 978595 .. ..., 1,000,000 [ ........ 994542 ... | 4992 o [ 2625(..... 3.150 | JJ 11/17/2004 | 01/19/2007
3128X3VY6 ... Federal Home Loan Mortgage . ................... [..o [ooo [oooes .. 994400 .. ... . 975440 .. ..., 1,000,000 [ ... 998576 (i e 1983 [ 3300 (..... 3510 [ W 11/17/2004 | 09/14/2007
3128X3PJ6 ... Federal Home Loan Mortgage . . . 1. .. 512,706 | ... .. ... 494700 .. 500,000 [ .. 502912 L e (901 | e 3800 (..... 3418 | 0 11/24/2004 | 06/28/2007
31331SFMO .. ... Federal Farm Credit Bank ... . 1. .. 499,009 (... .. ... 493300 .. L. 500,000 [ ... 499310 [ e TOT [ 2940(..... 3.105 | JJ 11/22/2004 | 11/08/2006
3128X22P9 ... .. Federal Home Loan Mortgage . 1. 49217 | L ... 496,725 .. .. 500,000 | ........ 498909 ... e 3883 [ 1900 ..... 2685 | JJ 11/09/2004 | 04/13/2006
3133X93N8 .. ... Federal Home Loan Bank . .. 1. .. 500,000 .. ... ... 494915 .. 500,000 [ ...t 500,000 [ e | [ 2500 (..... 2500 | JJ 11/10/2004 | 11/09/2007
3133X94R8 . . ... Federal Home Loan Bank . 1. .. 499375 ... .. ... 491,230 .. L. 500,000 | ... 499613 L e 209 e 2500 (..... 2753 | JJ 11/09/2004 | 11/09/2007
3133X8Y48 .. ... Federal Home Loan Bank . .. 1. .. 500,000 ..... ... 493490 | .. 500,000 [ ...t 500,000 [ e | [ 3.000(..... 3.000 | JJ 10/28/2004 | 10/29/2007
31331SDS9 ... Federal Farm Credit Bank . . 1. .. 500,094 |..... ... 489,150 | .. 500,000 [ ...t 500,000 [ e | [ 3400(..... 3.400 | JJ 10/28/2004 | 10/26/2007
31331SBF9 .. ... Federal Farm Credit Bank . . 1. .. 500,000 .. ... ... 493450 | .. 500,000 | ...t 500,000 [ e | [ 2875(..... 2875 | JJ 10/20/2004 | 10/20/2006
912828CF5 ... .. US Treasury Note . .. ..o |eee [ | eeenn .. 997,188 |..... ..993790 | ..., 1,000,000 [ ... 999411 [ e TT3 s [ 2250 (..... 24310 09/27/2004 | 04/30/2006
912828CB4 .. ... US Treasury Note ... ... ooevvveeeeeineeaes |eee [ |eennn .. 989805 ]..... ... 996,565 | ....... 1,000,000 |........ 998825 ... ... |eeee T [ 1625(..... 2.356 | JJ 09/27/2004 | 02/28/2006
3133X8GJ5 . . ... Federal Home Loan Bank . 1. .. 500,000 ..... Lo 496,850 | . ... ... 500,000 [ . ... ... 500,000 [ .. e | [ 2500 (..... 2500 | JJ 09/21/2004 | 09/21/2007
3136F6TVY ..... Federal Natl. Mortg. Assoc. I P DU PO . sl 996830 ... . 981410 | ....... 1,000,000 .. CO977A8 | e 1B e 3.800(..... 3914 [ JJ 02/08/2005 | 01/18/2008
912828ANO . . ... US Treasury Note . ... ..o, N PUUE PO 988,516 | ..... 975390 | ....... 1,000,000 992,112 | oo | 3893 [ [ 3.000(..... 3438 |0 ..... 02/08/2005 | 11/15/2007
9128277F3 ...... US Treasury Note . ... ..o, N PUUE PO 999,961 | ..... 992,460 | ....... 1,000,000 | ........ 999,969 | .. | B [ 3500(..... 3501 |0 ..... 04/15/2005 | 11/15/2006
912828DT4 ..... | US Treasury Note .. I PO FUDR OO . cole 988047 | ... 986,095 .......1,000000 | ........988932 .. ... |ieiiiiii 885 [ 3750 (..... 4.245| 4 10/19/2005 | 05/15/2008
912828BM1 ... .. US Treasury Note . ............... N P T . ol 968398 ... oo 967615 ... ..., 1,000,000 | ........ 970400 |....... ... [ 2000 e 3425(..... 4263| 0 ... .. e . 10/19/2005 | 10/15/2008
0199999 Subtotal - U.S. Governments - Issuer Obligations . . ... 13918496 (... XXX .. |...... 13,784,650 | . . . . .. 14,000,000 13,939,259 | . XXX XXX | XXX L ] B . 359,188 .. XXX.. |.. XXX..
m 0399999 Subtotal - U.S. GOVEIMMENS . . . . . ...ttt eee et eaae i eaae e | 13,918496 ... XXX .. |...... 13,784,650 14,000,000 13,939,259 XXX | OXXX L | XXX L 100,048 | ....... 359,188 .. XXX .. [.. XXX..
8 5499999 Subtotals - Issuer OBIIGAtIONS . . . . ... ..\ ettt |, 13,918496 ... XXX .. |...... 13,784,650 [ ...... 14,000,000 [ ...... 13,939,259 [ ... | 26246 | [ XXX XXX | XXX L 100,048 | . ...... 359,188 .. XXX.. [.. XXX..
6099999 Grand TOtal - BONMS . . . . ... vveeeeteeeee et | 13,918496 ... XXX .. |...... 13,784,650 [ ...... 14,000,000 [ ...... 13,939,259 [ ... | 26246 | [ XXX | OXXX L | XXX L 100,048 [ ....... 359,188 .. XXX.. [.. XXX..




sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

E09 Schedule D - Part 2 Sn 1 Prfrd Stocks Owned ...

E10 Schedule D - Part 2 Sn 2 Common Stocks Owned

E09, E10



sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

L3

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

1 2 6 7 8 9
Number Paid for
CUSIP Date of Shares Accrued Interest
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends

Bonds - U.S. Governments
912828BM1 ...... US Treasury NOte ... ... 10/19/2005 .. |ArvestTrust ... XXX oo 968,398 ....... 1,000,000.00 | ................ 429
912828DT4 ...... US Treasury NOte ... ... 10/19/2005 .. |Arvest Trust ... XXX oo 988,047 ....... 1,000,000.00............. 16,101
9128277F3 ...... US Treasury NOte ... ... 04/15/2005 .. |ArvestTrust ... XXX oo 999,91 ....... 1,000,000.00 | ............... 2,917
912828ANO0 ...... US Treasury NOte ... ... 02/08/2005 .. |ArvestTrust ... XXX oo 988,516 ....... 1,000,000.00 | ............... 7,127
3136F6TV1 ...... Federal Natl. Mortg. ASSOC. ... .. 02/08/2005 .. [Arvest Trust ... XXX oo 996,830 ....... 1,000,000.00 | ............... 2,217
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS ... ... ..o 4941752 ..... .. 5,000,000.00(............. 28,791
6099997 Subtotal - BONAS - Part 3 ... .. . o 4941752 ..... .. 5,000,000.00(............. 28,791
6099998 Summary item from Part 5 for BONAS .. ... ...
6099999 SUBLOtAl - BONGAS .. ... ..o 4941752 ..... .. 5,000,000.00(............. 28,791
6599998 Summary Item from Part 5 for Preferred SIOCKS . ...... ... . XXX oo
7299998 Summary Item from Part 5 for COmmON STOCKS .. ... . o o XXX oo
7399999 Subtotal - Preferred and COMMON SIOCKS .. ... ... o XXX oo
TA99999 TOMAIS . . ... 49417521 ...... XXX oo 28,791




sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

[AE]

SCHEDULE D - PART 4

rwise DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Othe
4 5 6 7 8 9 10

1 2 3 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest

e Prior Year Unrealized Other Than Total Foreign Carrying Foreign Stock

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization)| Impairment B./A.C.V. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
Bonds - U.S. Governments
912828BU3 | US Treasury Note .................oocvvnn.. ... |12/31/2005| Arvest Trust ............ XXX ...1,000,000 | . 1,000,000.00]...... 9947271 ...... 995800 ........... |.......4200[........... |........ 4200(.......... ... 1,000,000 ... e e 18,750 |12/31/20085
0399999 Subtotal - Bonds - U.S. GOVEIMMENTS . . ... ...\t ....1,000,000 | . 1,000,000.00]...... 9947271 ...... 995800 ........... |.......4200|........... |........ 4200(.......... ..1,000,000 (... e 18,750 | . XXX
6099997 Subtotal - BONds - Part 4 ... . ... .. ..1,000,000 | . 1,000,000.00]...... 9947271 ...... 995800 ........... |.......4200|........... |........ 4200(.......... 1,000,000 ... e e 18,750 | . XXX
6099998 Summary ltem from Part 5 for Bonds .......... ... e e s e e e e e . XXX
6099999 SUBOtAl = BONMS . ... ...ttt e 1,000,000 | . 1,000,000.00]...... 9947271 ...... 995800 ........... |.......4200[........... |........ 4,200 1,000,000 ..o o e 18,750 | . XXX
6599998 Summary Item from Part 5 for Preferred Stocks ......... ... o XXX e e e e e e e e e . XXX
7299998 Summary Item from Part 5 for Common Stocks .. .......... ... o XXX e e e e e e e e . XXX
7399999 Subtotal - Preferred and Common Stocks . ... XXX e e e e e e e . XXX
TA99999 TOAIS . .. ... .. 1,000,000 ... XXX ... |...... 9947271 ...... 995800 ........... |....... 4200(........... | 4200(.......... 1,000,000 ... e e 18,750 | . XXX




sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

E13  Schedule D - Part 5 LT Bonds/Stocks Acquired/Disp

E14 ScheduleD-Part6Sn1 .............cccovvnn.t.

E14 ScheduleD-Part6Sn2 ................ccvvnt.t.

E13,E14



sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENT Owned December 31 of Current Year
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other Than Foreign Dec 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Gross Paid For
For- Date Name of Maturity Carrying Increase/ (Amortization) | Impairment Change in Par Actual on Bonds Not Due and Effective How Amount Accrued
Description Code | eign | Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost in Default Accrued Rate of Rate of Paid Received Interest
U.S. Governments - Issuer Obligations
US Treasury Note ...........ooooveeeiiiii oo ... |10/27/2005 | Arvest Trust .................. 10/31/2006...... 320252 .. ..o Lo 1003 e 325000]...... 319249 ....... 1444 | . ...........|..... 2500(..... 4310]... JJ ..
0199999 Subtotal - U.S. Governments - Issuer Obligations . .............. .. [ 320,252 | ... 1003 325,000 ...... 319,249 XXX [ XXX ] XXX
0399999 Subtotal - U.S. Government BondS . .......... ... 320252 . ... 1003 L 325000]...... 319,249 XXX XXX [ XXX
5499999 Subtotal - Issuer Obligations . . ................ooiieo i 320252 . ... 1003 L 325000]...... 319,249 XXX XXX [ XXX
6099999 SUBOtAl = BONMS . .. ...\ttt 320252 . ... Lo 1003 e 325000]...... 319,249 XXX | XXX [ XXX
7799999 Subtotal - Parent, Subsidiaries and Affiliates P [, XXX XXX [ XXX ] XXX
8299999 Total Short-term INVESIMENtS ... ... 320,252 XXX 319,249 XXX ] XXX [ XXX

Gl3



sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

E16

E16

E17

E17

E18

E18

E19

E19

E20

E20

E21

E21

E22

Schedule DB - Part A Sn 1 Opt/Cap/FloorOwned .................. ...t NONE
Schedule DB - Part A Sn 2 Opt/Cap/Floor Acquired .................c.cutt.. NONE
Schedule DB - Part A Sn 3 Opt/Cap/Floor Term ............cccvvivvinnnnn. NONE
Schedule DB - Part B Sn 1 Opt/Cap/Floor In-force ...................cuvt NONE
Schedule DB - Part B Sn 2 Opt/Cap/Floor Written ......................... NONE
Schedule DB - Part B Sn 3 Opt/Cap/Floor Term ............c.ccvviveinnnnn. NONE
Schedule DB - Part C Sn 1 Col/Swap/FrwrdOpen ..............ccvvvnunnn. NONE
Schedule DB - Part C Sn 2 Col/Swap/Frwrd Opened ....................... NONE
Schedule DB - Part C Sn 3 Col/Swap/Frwrd Term ...............c.ccvvuntn. NONE
Schedule DB - Part D Sn 1 Futures ContractsOpen ....................... NONE
Schedule DB - Part D Sn 2 Futures Contracts Opened ..................... NONE
Schedule DB - Part D Sn 3 Futures Contracts Term ....................... NONE
Schedule DB - Part E Sn 1 Counterparty Exposure ........................ NONE

E16, E17, E18, E19, E20, E21, E22



sTATEMENT As oF December 31, 2005 or tHe QCA Health Plan, Inc.

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Arvest Bank Trust ... P.O. Box 1583, Little Rock, AR 72203 ...........[......o.. | o 4.200(....... A7,687)........ 1,650 ...... 483,540 X X X
ArvestBank ... P.O. Box 1583, Little Rock, AR 72203 ...........[......o.. | o 4.030(...... 266,694 |.............. 9,204,005 X X X
Petty Cash ... e L e e e L 100 |X X X|
0199998 Deposits in ................ depositories that do not exceed the allowable limit in any one depository (See
INStructions) - OPEN AEPOSHOTIES ... ... ...\t XXX e X XX
0199999 Totals - Open DEPOSHOMES ... .. ...\ttt e e XXX 314,381 ........ 1,650(.... 9,687,645 X X X
0299998 Deposits in ................ depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended dePOSItONIES . . ........ ..o XXX e X XX
0299999 Totals - Suspended DEPOSIHOMES . . ... ... ..o XXX e X XX
0399999 Total Cash ON DEPOSIE . . .. ...\ttt e XXX 314,381 ........ 1,650(.... 9,687,645 X X X
0499999 Cash in Company's Office ......... ... ... XXX ] XXX XXX oo X XX
0599999 T0tal CaSN . .. . XXX 314,381 ........ 1,650(.... 9,687,645 X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1 January ......... | 10,257,352 [4. April ... 8517, 718 (7. July ... 8,721,762 { 10. October .........[........... 7,560,850

2.February .........[......... 10,671,409 (5. May ..............|.....oooe 8,734,991 (8. August ...........[......... 10,601,303 | 11. November ...... |........... 8,501,586

3.March ............|........... 9,588,692(6.June .............|........... 8,111,631 (9. September .......|[........... 9,109,606 | 12. December ...... |........... 9,687,645

E23
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E24 Schedule E - Part 2 - Cash Equivalents

E25 Schedule E - Part 3 Special Deposits

E24, E25
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